Interpolated Bonds

April 12, 2012
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-29___|PIBD1012D291 13.0000] _ <IM| _ 4/25/2012] 12| 0.03 3.5638 | 3.5016 | 3.0227
FXTN07-39 __|PIBD0712D395 11.5000] _ <1M| _ 4/28/2012] 15| 0.04 3.4321 | 3.3656 | 3.0108
RTB 05-06___|PIID0512H067 71250 4M|__ 8/1/2012] 110|030 25723 | 2.4107 | 24107
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M|__ 8/18/2012] _ 127] 035 25809 | 2.4194 | 24194
RTB03-07___ |PIID0312I070 5.2500] _ 5M| _ 9/24/2012] 164 045 2.5098 | 24383 | 24383
FXTN 10-30___|PIBD1012J302 12.1250] __6M| 10/17/2012] 187 051 2.6115 | 2.4500 | 2.4500
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] _ 218] _0.60 2.6593 | 25033 | 24589
FXTN 07-42___|PIBD0713A421 9.0000] __OM| __ 1/5/2013] _ 267| 0.73 2.7348 | 25877 | 24729
FXTN 0319 __|PIBD0313A199 5.2500] _ OM| _ 1/7/2013] _ 269 0.74 1.000000] 2.6550 | 2:42:43 PM| 2.6550 | 2.7379 | 2.5911 | 2.4735
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| __ 3/3/2013] _ 324 0.89 35.000000] 2.7500 | 2:39:38 PM| 2.7850 | 2.8226 | 2.6857 | 2.4893
FXTN 0566 |PIBD0513C664 6.6250]  11M| 3/13/2013] _ 334] 0.92 2.8381 | 2.7030 | 24921
FXTN 10-31 __|PIBD1013C316 12.7500] __ 1Y| _ 3/27/2013] __348] 095 2.8597 | 2.7204 | 24999
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] 397 1.09 2.9358 | 27581 | 2.5404
FXTN 07-44___|PIBD0713F446 9.6250]  1.5Y| _ 6/29/2013] _ 442| 1.21 3.0056 | 2.7928 | 25776
RTB 0507 |PID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 474] 1.30 3.0553 | 2.8174 | 26041
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y] _ 10/9/2013] 544 1.49 3.1639 | 2.8714 | 26619
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] 568 156 3.2011 | 28899 | 26818
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] 654 1.79 66.000000] 2.8000 | 2:57:45 PM| 2.8000 | 3.3346 | 2.9561 | 2.7529
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 711 1.95 3.4231 | 3.0000 | 2.8000
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 823| 2.5 3.5551 | 3.2083 | 3.0717
RTB 05-08___ |PIID0514I080 6.2500] 25v| 0/24/2014] 894] 2.45 28.000000] 35500 | 10:23:15 AM| 35500 | 3.6388 | 3.3404 | 3.2439
FXTN 07-46___|PIBD0714J466 6.5000  2.5Y| _ 10/4/2014] 904|248 3.6506 | 3.3590 | 3.2681
SPTB 10-03___|SPTB1014J037 12.2500] __ 3Y| 10/14/2014] _ 914] 2.50 3.6624 | 3.3776 | 3.2924
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 1047 2.87 3.8192 | 3.6250 | 36150
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 513/2015] 1125] 3.08]  156.000000] 3.7650 | 11:56:43 AM| 3.7702 | 3.9947 | 3.7566 | 3.7388
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] 1134 3.1 4.0150 | 37718 | 8.7531
FXTN 04-20 __|PIBD0415G203 48750 3.5Y| _ 7/21/2015] 1194 3.7 4.1500 | 3.8731 | 3.8484
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1223] 3.35 1.800000 4.7500 | 2:20:18 PM| 4.5491 | 42152 | 3.9220 | 3.8944
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1229 3.37 4.2287 | 3.9321 | 3.9039
FXTN 05-69 __|PIBD0515K697 4.6250] _ 4Y| 11/25/2015] 1321 3.62 4.4357 | 4.0874 | 4.0500
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1341] 3.67 44807 | 4.1211 | 4.0817
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1369 3.75 45437 | 4.1684 | 4.1262
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y|__1/27/2016] 1384 3.79 10.475000] 45000 | 3:58:39 PM| 4.3571 | 4.5775 | 4.1937 | 4.1500
RTB0510 __ |PID0516C107 6.0000]  4Y|  3/3/2016] 1420] 3.89 0.600000] 4.7000 | 10:5424 AM| 4.7000 | 4.6585 | 4.2544 | 4.2071
FXTN 10-40_* [PIBD1016C407 75000 4Y| _ 3/30/2016] 1447] 3.96 4.7192 | 4.3000 | 4.2500
FXTN 1041 ___|PIBD1016D416 7.0000] __45Y| _ 4/27/2016] _1475] 4.04 4.7360 | 4.3267 | 4.2825
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 9/4/2016] _1605] 4.40 0.492000] 4.7000 | 11:4459 AM| 4.7000 | 4.6139 | 4.4619 | 4.4335
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1625 445 2.927664] 43750 | 3:54:14 PM| 4.2672 | 4.8250 | 4.4824 | 4.4567
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1678 4.60 4.8576 | 4.5367 | 45182
FXTN 07-49_* |PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] _1813] 497] __ 200.000000] 46750 | 10:47:07 AM| 46750 | 4.9385 | 4.6750 | 4.6750
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] _1837| 5.03 4.9441 | 46791 | 46786
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1954] 535 32.000000] 4.7250 | 4:05:38 PM| 4.7478 | 4.9716 | 4.6991 | 4.6960
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] 1958 536 4.9725 | 4.6997 | 4.6966
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2024] 555 4.9880 | 4.7110 | 4.7064
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FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2119 581 1.470000] 4.8750 | 11:13:44 AM| 4.8750 | 50103 | 4.7272 | 4.7205
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2318] 6.35 5.0570 | 4.7611 | 4.7501
FXTN 1047 __|PIBD1018K478 8.8750] _ 7v| 11/20/2018] 2412| 6.61 15.000000] 46750 | 2:50:12 PM| 46760 | 5.0790 | 4.7772 | 4.7641
FXTN 10-48_* |PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2503| 6.86] __ 102.465824] 4.8000 | 10:36:24 AM| 4.7927 | 5.1004 | 4.7927 | 4.7777
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2867 7.85 5.3167 | 4.9496 | 4.9394
RTB 10-01 PIID1020H015 7.2500] _ 85Y|  8/19/2020] 3050] 8.36 5.4255 | 50285 | 5.0207
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3078 8.43 5.4421 | 50405 | 50332
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3169 8.68 4.281445| 4.9500 | ©0:35:35 AM| 4.9500 | 54962 | 50798 | 5.0736
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021| 3246 8.89 13.403000] 5.1750 | 11:22:27 AM| 53218 | 55419 | 51129 | 5.1078
FXTN 10-53___|PIBD1021D531 6.5000] _ 9.5Y| _ 4/28/2021] _3302] 9.05 0.155000] 5.1000 | 2:32:32 PM| 5.1000 | 5.5752 | 5.1371 | 5.1327
RTB 10-03____|PIID1021J039 5.7500] _ 10Y| 10/20/2021] 3477| 9.53 5.6792 | 52125 | 52104
FXTN 10-55___|PIBD1021K551 57500 _ 10Y| 11/24/2021] 3512| 9.62 5.7000 | 5.2276 | 5.2260
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y|  1/19/2022| 3568] 9.78] _ 100.200000] 52000 | 3:20:48 PM| 52748 | 5.7333 | 5.2517 | 52509
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3622| 9.92 5.7654 | 52750 | 52748
FXTN 20-03___|PIBD2022J033 12.7500] __11Y| _10/17/2022] _3839| 10.52 5.7906 | 53185 | 53174
FXTN 20-04 __|PIBD2023B048 13.0000] __11Y| _ 2/20/2023] _3965| 10.86 5.8053 | 53438 | 53421
FXTN 20-05___|PIBD2023E054 11.8750] __12Y| _ 5/29/2023] 4063 11.13 5.8166 | 5.3635 | 5.3614
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4210 11.53 5.8337 | 53929 | 53902
FXTN 20-07 __|PIBD2024F075 12.3750] _ 13Y| __ 6/3/2004] 4434 12.15 5.8598 | 54379 | 54341
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2004] _4497| 12.32 5.8671 | 54505 | 54465
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4595 12.59 5.8785 | 54702 | 54657
FXTN 20-10___|PIBD2025D103 121250 14Y| _ 4/14/2025] _4749| 13.01 5.8964 | 55010 | 54959
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4938| 13.53 5.9183 | 55389 | 55330
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4978| 13.64 5.9230 | 55470 | 55408
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 5029| 13.78 5.9289 | 55672 | 55508
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5303| 14.53 13.805000 5.7001 | 3:58:50 PM| 5.7496 | 5.9608 | 56122 | 5.6046
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5351] 14.66 5.9663 | 5.6218 | 56140
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5435 14.89 4.000000| 5.3700 | ©0:34:05 AM| 5.3700 | 5.9761 | 56386 | 5.6305
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5624| 15.41 5.9981 | 56765 | 56676
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6079] 16.65 6.0510 | 5.7678 | 5.7568
FXTN 20-16 __|PIBD2030E166 8.7500]  19Y|  5/27/2030] 6618 18.13 6.1136 | 5.8759 | 58625
FXTN 25-02___|PIBD2530G029 12.5000]  19Y|  7/28/2030] 6680 18.30 6.1208 | 5.8883 | 58747
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6862| 18.80 6.1420 | 5.9248 | 59104
FXTN20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 7036] 19.28] 2,188.945036] 6.2000 | 3:52:35 PM| 6.0518 | 6.1622 | 59507 | 59445
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/5/2031] 7114 19.49 6.1713 | 5.9754 | 59598
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7234 19.82 6.1852 | 5.9995 | 59834
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7262] 19.90] 3,168.541014] 5.9355 | 3.49:46 PM| 50454 | 6.1885 | 6.0051 | 59889
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7585 20.64 6.2556 | 6.0513 | 6.0354
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8241] 2268 6.4293 | 6.1708 | 6.1558
FXTN 25-07 __|PIBD25351071 8.0000] _ 24Y| _ 9/30/2035] 8570 23.48 6.5102 | 62064 | 6.2119
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8647| 23.69]  174.000000] 6.2500 | 3:25:35 PM| 6.2485 | 6.5292 | 6.2395 | 6.2250
FXTN 2509 * |PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] 8985 24.48] __ 791.000000] 6.2400 | 11:49:31 AM| 6.2741 | 6.6000 | 6.2882 | 6.2741




